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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
A22
A23
A24
A25
A26
A27
A28
A29
A30
A31
A32
A33
A34
A35
A36
A37
A38
A39
A40
A41
A42
A43
A44
A45
A46
A47
A48
A49
A50
A51
PO

 
 

   Cusip   

12544VAA7
12544VAB5
12544VAC3
12544VAD1
12544VAE9
12544VAF6
12544VAG4
12544VAH2
12544VAJ8
12544VAK5
12544VAL3
12544VAM1
12544VAN9
12544VAP4
12544VAQ2
12544VAR0
12544VAS8
12544VAT6
12544VAU3
12544VAV1
12544VAW9
12544VAX7
12544VAY5
12544VAZ2
12544VBA6
12544VBB4
12544VBC2
12544VBD0
12544VBE8
12544VBF5
12544VBG3
12544VBH1
12544VBJ7
12544VBK4
12544VBL2
12544VBM0
12544VBN8
12544VBP3
12544VBQ1
12544VBR9
12544VBS7
12544VBT5
12544VBU2
12544VBV0
12544VBW8
12544VBX6
12544VBY4
12544VBZ1
12544VCL1
12544VCM9
12544VCN7
12544VCB3

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior

Strip PO
Senior
Senior

Strip IO
Senior
Senior

Strip PO
Senior
Senior

Strip IO
Senior
Senior

Strip PO
Senior
Senior
Senior

Strip PO

 
Recombination

Classes

N/A
Deposit-100.00%

N/A
Deposit-16.23%

Deposit-100.00%
Deposit-55.59%
Deposit-55.59%

Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%

Exchange-83.77%
Exchange-83.77%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%
Exchange- 0.00%

Exchange-44.41%
N/A

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

98,903,421.61
86,475,000.00

4,153,943.71
236,135,875.24

50,045,000.00
271,274,435.15

58,972,789.57
260,337,894.17

10,936,540.98
82,983,000.00

3,492,000.00
82,199,000.00

4,276,000.00
81,425,000.00

5,050,000.00
226,614,442.84

9,521,432.40
224,461,315.35

11,674,559.89
222,346,760.20

13,789,115.04
48,027,000.00

2,018,000.00
47,569,000.00

2,476,000.00
47,121,000.00

2,924,000.00
331,175,875.24
118,067,937.62
118,067,937.62

86,475,000.00
86,475,000.00

7,519,565.22
82,871,875.00
79,557,000.00

6,918,000.00
236,135,875.24
236,135,875.24

20,533,554.37
226,296,879.77
217,245,005.22

18,890,870.02
50,045,000.00
50,045,000.00

4,351,739.13
47,959,791.00
46,041,400.00

4,003,600.00
113,307,715.94

4,760,221.68
330,247,224.72

1,926,427.96

Pass
    Through    

Rate (%)

5.750000
5.750000
5.750000
5.750000
5.750000
5.670000
6.117999
5.670000
5.670000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.500000
6.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.500000
5.500000
5.750000
0.000000

 
Principal

Distribution

193,152.69
0.00

8,112.41
461,159.78

0.00
377,746.34

82,118.89
362,517.34

15,229.00
0.00
0.00
0.00
0.00
0.00
0.00

442,564.97
18,594.81

438,360.04
22,799.74

434,230.43
26,929.35

0.00
0.00
0.00
0.00
0.00
0.00

461,159.78
230,579.89
230,579.89

0.00
0.00
0.00
0.00
0.00
0.00

461,159.78
461,159.78

0.00
441,944.79
424,267.00

36,892.78
0.00
0.00
0.00
0.00
0.00
0.00

221,283.45
9,296.44

459,865.23
1,604.37

 
Interest

Distribution

473,912.23
414,359.38

19,904.31
1,131,484.40

239,798.96
1,281,771.71

300,662.91
1,230,096.55

51,675.16
397,626.88

16,732.50
393,870.21

20,489.17
390,161.46

24,197.92
1,085,860.87

45,623.53
1,075,543.80

55,940.60
1,065,411.56

66,072.84
230,129.38

9,669.58
227,934.79

11,864.17
225,788.13

14,010.83
1,586,884.40

541,144.71
590,339.69
378,328.13
396,343.75

36,031.25
414,359.38
414,359.38

0.00
1,033,094.45
1,082,289.43

98,389.95
1,131,484.40
1,131,484.40

0.00
218,946.88
229,372.92

20,852.08
239,798.96
239,798.96

0.00
519,327.03

21,817.68
1,582,434.62

0.00

 
Total

Distribution

667,064.92
414,359.38

28,016.73
1,592,644.18

239,798.96
1,659,518.05

382,781.80
1,592,613.89

66,904.16
397,626.88

16,732.50
393,870.21

20,489.17
390,161.46

24,197.92
1,528,425.84

64,218.34
1,513,903.84

78,740.34
1,499,641.99

93,002.19
230,129.38

9,669.58
227,934.79

11,864.17
225,788.13

14,010.83
2,048,044.18

771,724.60
820,919.58
378,328.13
396,343.75

36,031.25
414,359.38
414,359.38

0.00
1,494,254.23
1,543,449.21

98,389.95
1,573,429.19
1,555,751.40

36,892.78
218,946.88
229,372.92

20,852.08
239,798.96
239,798.96

0.00
740,610.48

31,114.12
2,042,299.85

1,604.37

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

98,710,268.92
86,475,000.00

4,145,831.29
235,674,715.46

50,045,000.00
270,896,688.81

58,890,670.68
259,975,376.83

10,921,311.98
82,983,000.00

3,492,000.00
82,199,000.00

4,276,000.00
81,425,000.00

5,050,000.00
226,171,877.87

9,502,837.59
224,022,955.32

11,651,760.14
221,912,529.77

13,762,185.69
48,027,000.00

2,018,000.00
47,569,000.00

2,476,000.00
47,121,000.00

2,924,000.00
330,714,715.46
117,837,357.73
117,837,357.73

86,475,000.00
86,475,000.00

7,519,565.22
82,871,875.00
79,557,000.00

6,918,000.00
235,674,715.46
235,674,715.46

20,493,453.52
225,854,934.98
216,820,738.22

18,853,977.24
50,045,000.00
50,045,000.00

4,351,739.13
47,959,791.00
46,041,400.00

4,003,600.00
113,086,432.49

4,750,925.24
329,787,359.49

1,924,823.60

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 Class 
X

AR

 
 

   Cusip   
12544VCA5
12544VCC1

 
Class

Description
Strip IO
Senior

 
Recombination

Classes
N/A
N/A

Certificate
Rate
Type

Var-30/360
Fix-30/360

 
   Beginning   

Balance
757,982,065.51

0.00

Pass
    Through    

Rate (%)
0.247330
5.750000

 
Principal

Distribution
0.00
0.00

 
Interest

Distribution
156,226.18

0.33

 
Total

Distribution
156,226.18

0.33

Current
Realized
Losses

0.00
0.00

 
     Ending     

Balance
756,907,683.58

0.00

Cumulative
Realized
Losses

0.00
0.00

MA
M
B1
B2
B3
B4
B5

12544VCD9
12544VCE7
12544VCF4
12544VCG2
12544VCH0
12544VCJ6
12544VCK3

Mezzanine
Junior
Junior
Junior
Junior
Junior
Junior

N/A
N/A
N/A
N/A
N/A
N/A
N/A

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

1,697,044.20
22,485,835.66

4,666,871.55
2,545,566.30
1,697,044.20
1,272,783.15
1,273,168.26

5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000

1,166.85
15,460.70

3,208.82
1,750.27
1,166.85

875.13
875.40

8,131.67
107,744.63

22,362.09
12,197.51

8,131.67
6,098.75
6,100.60

9,298.52
123,205.33

25,570.92
13,947.77

9,298.52
6,973.89
6,976.00

0.00
0.00
0.00
0.00
0.00
0.00

-0.00

1,695,877.36
22,470,374.96

4,663,662.73
2,543,816.03
1,695,877.36
1,271,908.02
1,272,292.86

0.00
0.00
0.00
0.00
0.00
0.00
0.41

Totals 843,525,206.56 1,148,398.50 4,188,887.33 5,337,285.85 0.00 842,376,808.08 0.41
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
A22
A23
A24
A25
A26
A27
A28
A29
A30
A31
A32
A33
A34
A35
A36
A37
A38
A39
A40
A41
A42
A43
A44
A45
A46
A47
A48
A49
A50
A51
PO

 
 

Cusip

12544VAA7
12544VAB5
12544VAC3
12544VAD1
12544VAE9
12544VAF6
12544VAG4
12544VAH2
12544VAJ8
12544VAK5
12544VAL3
12544VAM1
12544VAN9
12544VAP4
12544VAQ2
12544VAR0
12544VAS8
12544VAT6
12544VAU3
12544VAV1
12544VAW9
12544VAX7
12544VAY5
12544VAZ2
12544VBA6
12544VBB4
12544VBC2
12544VBD0
12544VBE8
12544VBF5
12544VBG3
12544VBH1
12544VBJ7
12544VBK4
12544VBL2
12544VBM0
12544VBN8
12544VBP3
12544VBQ1
12544VBR9
12544VBS7
12544VBT5
12544VBU2
12544VBV0
12544VBW8
12544VBX6
12544VBY4
12544VBZ1
12544VCL1
12544VCM9
12544VCN7
12544VCB3

Original
Certificate
Balance

100,000,000.00
86,475,000.00

4,200,000.00
238,754,000.00

50,045,000.00
273,419,000.00

59,439,000.00
262,396,000.00

11,023,000.00
82,983,000.00

3,492,000.00
82,199,000.00

4,276,000.00
81,425,000.00

5,050,000.00
229,127,000.00

9,627,000.00
226,950,000.00

11,804,000.00
224,812,000.00

13,942,000.00
48,027,000.00

2,018,000.00
47,569,000.00

2,476,000.00
47,121,000.00

2,924,000.00
333,794,000.00
119,377,000.00
119,377,000.00

86,475,000.00
86,475,000.00

7,519,565.00
82,871,875.00
79,557,000.00

6,918,000.00
238,754,000.00
238,754,000.00

20,761,217.00
228,805,916.00
219,653,680.00

19,100,320.00
50,045,000.00
50,045,000.00

4,351,739.00
47,959,791.00
46,041,400.00

4,003,600.00
114,564,000.00

4,813,000.00
332,858,000.00

1,967,514.22

Beginning
Certificate
Balance

98,903,421.61
86,475,000.00

4,153,943.71
236,135,875.24

50,045,000.00
271,274,435.15

58,972,789.57
260,337,894.17

10,936,540.98
82,983,000.00

3,492,000.00
82,199,000.00

4,276,000.00
81,425,000.00

5,050,000.00
226,614,442.84

9,521,432.40
224,461,315.35

11,674,559.89
222,346,760.20

13,789,115.04
48,027,000.00

2,018,000.00
47,569,000.00

2,476,000.00
47,121,000.00

2,924,000.00
331,175,875.24
118,067,937.62
118,067,937.62

86,475,000.00
86,475,000.00

7,519,565.22
82,871,875.00
79,557,000.00

6,918,000.00
236,135,875.24
236,135,875.24

20,533,554.37
226,296,879.77
217,245,005.22

18,890,870.02
50,045,000.00
50,045,000.00

4,351,739.13
47,959,791.00
46,041,400.00

4,003,600.00
113,307,715.94

4,760,221.68
330,247,224.72

1,926,427.96

Scheduled
Principal

Distribution

193,152.69
0.00

8,112.41
461,159.78

0.00
377,746.34

82,118.89
362,517.34

15,229.00
0.00
0.00
0.00
0.00
0.00
0.00

442,564.97
18,594.81

438,360.04
22,799.74

434,230.43
26,929.35

0.00
0.00
0.00
0.00
0.00
0.00

461,159.78
230,579.89
230,579.89

0.00
0.00
0.00
0.00
0.00
0.00

461,159.78
461,159.78

0.00
441,944.79
424,267.00

36,892.78
0.00
0.00
0.00
0.00
0.00
0.00

221,283.45
9,296.44

459,865.23
1,604.37

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

193,152.69
0.00

8,112.41
461,159.78

0.00
377,746.34

82,118.89
362,517.34

15,229.00
0.00
0.00
0.00
0.00
0.00
0.00

442,564.97
18,594.81

438,360.04
22,799.74

434,230.43
26,929.35

0.00
0.00
0.00
0.00
0.00
0.00

461,159.78
230,579.89
230,579.89

0.00
0.00
0.00
0.00
0.00
0.00

461,159.78
461,159.78

0.00
441,944.79
424,267.00

36,892.78
0.00
0.00
0.00
0.00
0.00
0.00

221,283.45
9,296.44

459,865.23
1,604.37

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

98,710,268.92
86,475,000.00

4,145,831.29
235,674,715.46

50,045,000.00
270,896,688.81

58,890,670.68
259,975,376.83

10,921,311.98
82,983,000.00

3,492,000.00
82,199,000.00

4,276,000.00
81,425,000.00

5,050,000.00
226,171,877.87

9,502,837.59
224,022,955.32

11,651,760.14
221,912,529.77

13,762,185.69
48,027,000.00

2,018,000.00
47,569,000.00

2,476,000.00
47,121,000.00

2,924,000.00
330,714,715.46
117,837,357.73
117,837,357.73

86,475,000.00
86,475,000.00

7,519,565.22
82,871,875.00
79,557,000.00

6,918,000.00
235,674,715.46
235,674,715.46

20,493,453.52
225,854,934.98
216,820,738.22

18,853,977.24
50,045,000.00
50,045,000.00

4,351,739.13
47,959,791.00
46,041,400.00

4,003,600.00
113,086,432.49

4,750,925.24
329,787,359.49

1,924,823.60

Ending
Certificate

Factor

0.987102689
1.000000000
0.987102689
0.987102689
1.000000000
0.990774924
0.990774924
0.990774924
0.990774924
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
0.987102689
0.987102689
0.987102689
0.987102689
0.987102689
0.987102689
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
0.990774895
0.987102689
0.987102689
1.000000000
1.000000000
1.000000029
1.000000000
1.000000000
1.000000000
0.987102689
0.987102689
0.987102708
0.987102689
0.987102689
0.987102689
1.000000000
1.000000000
1.000000030
1.000000000
1.000000000
1.000000000
0.987102689
0.987102689
0.990774924
0.978302255
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 Class 
X

AR

 
 

Cusip
12544VCA5
12544VCC1

Original
Certificate
Balance

761,199,925.00
100.00

Beginning
Certificate
Balance

757,982,065.51
0.00

Scheduled
Principal

Distribution
0.00
0.00

Unscheduled
Principal

Adjustments
0.00
0.00

Net
Principal

Distribution
0.00
0.00

 
Deferred
Interest

0.00
0.00

Current
Realized
Losses

0.00
0.00

Ending
Certificate
Balance

756,907,683.58
0.00

Ending
Certificate

Factor
0.994361217
0.000000000

MA
M
B1
B2
B3
B4
B5

12544VCD9
12544VCE7
12544VCF4
12544VCG2
12544VCH0
12544VCJ6
12544VCK3

1,700,000.00
22,525,000.00

4,675,000.00
2,550,000.00
1,700,000.00
1,275,000.00
1,275,385.78

1,697,044.20
22,485,835.66

4,666,871.55
2,545,566.30
1,697,044.20
1,272,783.15
1,273,168.26

1,166.85
15,460.70

3,208.82
1,750.27
1,166.85

875.13
875.40

0.00
0.00
0.00
0.00
0.00
0.00
0.00

1,166.85
15,460.70

3,208.82
1,750.27
1,166.85

875.13
875.40

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

-0.00

1,695,877.36
22,470,374.96

4,663,662.73
2,543,816.03
1,695,877.36
1,271,908.02
1,272,292.86

0.997574915
0.997574915
0.997574915
0.997574915
0.997574915
0.997574915
0.997574915

Totals 850,000,000.00 843,525,206.56 1,148,398.50 0.00 1,148,398.50 0.00 0.00 842,376,808.08
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
A22
A23
A24
A25
A26
A27
A28
A29
A30
A31
A32
A33
A34
A35
A36
A37
A38
A39
A40
A41
A42
A43
A44
A45
A46
A47
A48
A49
A50
A51
PO

Beginning
Certificate
Balance

98,903,421.61
86,475,000.00

4,153,943.71
236,135,875.24

50,045,000.00
271,274,435.15

58,972,789.57
260,337,894.17

10,936,540.98
82,983,000.00

3,492,000.00
82,199,000.00

4,276,000.00
81,425,000.00

5,050,000.00
226,614,442.84

9,521,432.40
224,461,315.35

11,674,559.89
222,346,760.20

13,789,115.04
48,027,000.00

2,018,000.00
47,569,000.00

2,476,000.00
47,121,000.00

2,924,000.00
331,175,875.24
118,067,937.62
118,067,937.62

86,475,000.00
86,475,000.00

7,519,565.22
82,871,875.00
79,557,000.00

6,918,000.00
236,135,875.24
236,135,875.24

20,533,554.37
226,296,879.77
217,245,005.22

18,890,870.02
50,045,000.00
50,045,000.00

4,351,739.13
47,959,791.00
46,041,400.00

4,003,600.00
113,307,715.94

4,760,221.68
330,247,224.72

1,926,427.96

Pass
    Through    

Rate (%)

5.750000
5.750000
5.750000
5.750000
5.750000
5.670000
6.117999
5.670000
5.670000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.500000
6.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.500000
5.500000
5.750000
0.000000

  
Effective 

Coupon (%)

5.750000
5.750000
5.750000
5.750000
5.750000
5.670000
6.117999
5.670000
5.670000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.500000
6.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.500000
5.500000
5.750000
0.000000

 
Current
Interest

473,912.23
414,359.38

19,904.31
1,131,484.40

239,798.96
1,281,771.71

300,662.91
1,230,096.55

51,675.16
397,626.88

16,732.50
393,870.21

20,489.17
390,161.46

24,197.92
1,085,860.87

45,623.53
1,075,543.80

55,940.60
1,065,411.56

66,072.84
230,129.38

9,669.58
227,934.79

11,864.17
225,788.13

14,010.83
1,586,884.40

541,144.71
590,339.69
378,328.13
396,343.75

36,031.25
414,359.38
414,359.38

0.00
1,033,094.45
1,082,289.43

98,389.95
1,131,484.40
1,131,484.40

0.00
218,946.88
229,372.92

20,852.08
239,798.96
239,798.96

0.00
519,327.03

21,817.68
1,582,434.62

0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

473,912.23
414,359.38

19,904.31
1,131,484.40

239,798.96
1,281,771.71

300,662.91
1,230,096.55

51,675.16
397,626.88

16,732.50
393,870.21

20,489.17
390,161.46

24,197.92
1,085,860.87

45,623.53
1,075,543.80

55,940.60
1,065,411.56

66,072.84
230,129.38

9,669.58
227,934.79

11,864.17
225,788.13

14,010.83
1,586,884.40

541,144.71
590,339.69
378,328.13
396,343.75

36,031.25
414,359.38
414,359.38

0.00
1,033,094.45
1,082,289.43

98,389.95
1,131,484.40
1,131,484.40

0.00
218,946.88
229,372.92

20,852.08
239,798.96
239,798.96

0.00
519,327.03

21,817.68
1,582,434.62

0.00

Net
Interest

Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

473,912.23
414,359.38

19,904.31
1,131,484.40

239,798.96
1,281,771.71

300,662.91
1,230,096.55

51,675.16
397,626.88

16,732.50
393,870.21

20,489.17
390,161.46

24,197.92
1,085,860.87

45,623.53
1,075,543.80

55,940.60
1,065,411.56

66,072.84
230,129.38

9,669.58
227,934.79

11,864.17
225,788.13

14,010.83
1,586,884.40

541,144.71
590,339.69
378,328.13
396,343.75

36,031.25
414,359.38
414,359.38

0.00
1,033,094.45
1,082,289.43

98,389.95
1,131,484.40
1,131,484.40

0.00
218,946.88
229,372.92

20,852.08
239,798.96
239,798.96

0.00
519,327.03

21,817.68
1,582,434.62

0.00
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 Class 
X

AR

Beginning
Certificate
Balance

757,982,065.51
0.00

Pass
    Through    

Rate (%)
0.247330
5.750000

  
Effective 

Coupon (%)
0.247330
0.000000

 
Current
Interest

156,226.18
0.00

 
Deferred
Interest

0.00
0.00

Total
Interest

Due
156,226.18

0.00

Net
Interest

Shortfall
0.00
0.00

 
Interest

Paid
156,226.18

0.33

MA
M
B1
B2
B3
B4
B5

1,697,044.20
22,485,835.66

4,666,871.55
2,545,566.30
1,697,044.20
1,272,783.15
1,273,168.26

5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000

5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000

8,131.67
107,744.63

22,362.09
12,197.51

8,131.67
6,098.75
6,100.60

0.00
0.00
0.00
0.00
0.00
0.00
0.00

8,131.67
107,744.63

22,362.09
12,197.51

8,131.67
6,098.75
6,100.60

0.00
0.00
0.00
0.00
0.00
0.00
0.00

8,131.67
107,744.63

22,362.09
12,197.51

8,131.67
6,098.75
6,100.60

Totals 843,525,206.56 4,188,887.00 0.00 4,188,887.00 0.00 4,188,887.33
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
A22
A23
A24
A25
A26
A27
A28
A29
A30
A31
A32
A33
A34
A35
A36
A37
A38
A39
A40
A41
A42
A43
A44
A45
A46
A47
A48
A49
A50
A51

 
 

Cusip

12544VAA7
12544VAB5
12544VAC3
12544VAD1
12544VAE9
12544VAF6
12544VAG4
12544VAH2
12544VAJ8
12544VAK5
12544VAL3
12544VAM1
12544VAN9
12544VAP4
12544VAQ2
12544VAR0
12544VAS8
12544VAT6
12544VAU3
12544VAV1
12544VAW9
12544VAX7
12544VAY5
12544VAZ2
12544VBA6
12544VBB4
12544VBC2
12544VBD0
12544VBE8
12544VBF5
12544VBG3
12544VBH1
12544VBJ7
12544VBK4
12544VBL2
12544VBM0
12544VBN8
12544VBP3
12544VBQ1
12544VBR9
12544VBS7
12544VBT5
12544VBU2
12544VBV0
12544VBW8
12544VBX6
12544VBY4
12544VBZ1
12544VCL1
12544VCM9
12544VCN7

Original
Certificate
Balance

100,000,000.00
86,475,000.00

4,200,000.00
238,754,000.00

50,045,000.00
273,419,000.00

59,439,000.00
262,396,000.00

11,023,000.00
82,983,000.00

3,492,000.00
82,199,000.00

4,276,000.00
81,425,000.00

5,050,000.00
229,127,000.00

9,627,000.00
226,950,000.00

11,804,000.00
224,812,000.00

13,942,000.00
48,027,000.00

2,018,000.00
47,569,000.00

2,476,000.00
47,121,000.00

2,924,000.00
333,794,000.00
119,377,000.00
119,377,000.00

86,475,000.00
86,475,000.00

7,519,565.00
82,871,875.00
79,557,000.00

6,918,000.00
238,754,000.00
238,754,000.00

20,761,217.00
228,805,916.00
219,653,680.00

19,100,320.00
50,045,000.00
50,045,000.00

4,351,739.00
47,959,791.00
46,041,400.00

4,003,600.00
114,564,000.00

4,813,000.00
332,858,000.00

Beginning
Certificate
Balance

989.034216142
1,000.000000000

989.034216142
989.034216142

1,000.000000000
992.156489325
992.156489325
992.156489325
992.156489325

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

989.034216142
989.034216142
989.034216142
989.034216142
989.034216142
989.034216142

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

992.156465487
989.034216142
989.034216142

1,000.000000000
1,000.000000000
1,000.000028910
1,000.000000000
1,000.000000000
1,000.000000000

989.034216142
989.034216142
989.034234783
989.034216114
989.034216142
989.034216142

1,000.000000000
1,000.000000000
1,000.000029973
1,000.000000000
1,000.000000000
1,000.000000000

989.034216142
989.034216142
992.156489325

 
Principal

Distribution

1.931526926
0.000000000
1.931526926
1.931526926
0.000000000
1.381565810
1.381565810
1.381565810
1.381565810
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
1.931526926
1.931526926
1.931526926
1.931526926
1.931526926
1.931526926
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
1.381570009
1.931526926
1.931526926
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
1.931526926
1.931526926
0.000000000
1.931526931
1.931526926
1.931526926
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
1.931526926
1.931526926
1.381565810

 
Interest

Distribution

4.739122286
4.791666667
4.739122286
4.739122286
4.791666667
4.687939412
5.058344058
4.687939412
4.687939412
4.791666667
4.791666667
4.791666667
4.791666667
4.791666667
4.791666667
4.739122286
4.739122286
4.739122286
4.739122286
4.739122286
4.739122286
4.791666667
4.791666667
4.791666667
4.791666667
4.791666667
4.791666667
4.754083064
4.533073491
4.945171081
4.375000000
4.583333333
4.791666805
5.000000000
5.208333333
0.000000000
4.327024696
4.533073491
4.739122375
4.945171095
5.151219876
0.000000000
4.375000000
4.583333333
4.791666810
5.000000070
5.208333333
0.000000000
4.533073491
4.533073491
4.754083178

Ending
Certificate
Balance

987.102689216
1,000.000000000

987.102689216
987.102689216

1,000.000000000
990.774923515
990.774923515
990.774923515
990.774923515

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

987.102689216
987.102689216
987.102689216
987.102689216
987.102689216
987.102689216

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

990.774895478
987.102689216
987.102689216

1,000.000000000
1,000.000000000
1,000.000028910
1,000.000000000
1,000.000000000
1,000.000000000

987.102689216
987.102689216
987.102707821
987.102689183
987.102689216
987.102689216

1,000.000000000
1,000.000000000
1,000.000029973
1,000.000000000
1,000.000000000
1,000.000000000

987.102689216
987.102689216
990.774923515

Pass
    Through    

Rate (%)

5.750000
5.750000
5.750000
5.750000
5.750000
5.670000
6.117999
5.670000
5.670000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.500000
6.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.250000
5.500000
5.750000
6.000000
6.250000
0.000000
5.500000
5.500000
5.750000
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 Class 
PO
X

AR

 
 

Cusip
12544VCB3
12544VCA5
12544VCC1

Original
Certificate
Balance

1,967,514.22
761,199,925.00

100.00

Beginning
Certificate
Balance

979.117682729
995.772648703

0.000000000

 
Principal

Distribution
0.815427740
0.000000000
0.000000000

 
Interest

Distribution
0.000000000
0.205236721
3.301674794

Ending
Certificate
Balance

978.302254989
994.361216707

0.000000000

Pass
    Through    

Rate (%)
0.000000
0.247330
5.750000

MA
M
B1
B2
B3
B4
B5

12544VCD9
12544VCE7
12544VCF4
12544VCG2
12544VCH0
12544VCJ6
12544VCK3

1,700,000.00
22,525,000.00

4,675,000.00
2,550,000.00
1,700,000.00
1,275,000.00
1,275,385.78

998.261294686
998.261294686
998.261294686
998.261294686
998.261294686
998.261294686
998.261294686

0.686379604
0.686379604
0.686379604
0.686379604
0.686379604
0.686379604
0.686379604

4.783335370
4.783335370
4.783335370
4.783335370
4.783335370
4.783335370
4.783335370

997.574915082
997.574915082
997.574915082
997.574915082
997.574915082
997.574915082
997.574915083

5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000

Totals 850,000,000.00 992.382595953 1.351057059 4.928102741 991.031538918
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

07/25/07
03/01/07
06/29/07
07/30/07
06/01/07
07/01/07

30

Prefunding Detail

Target Funding Balance
Initial Funded Balance
Initial Unfunded Balance

850,000,000.01
849,997,162.42

2,837.58

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

1,351
850,000,000.01

6.14359%
5.95926%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

1,348
0

1,348

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

843,525,206.58
580,131.03
568,267.47

0.00
842,376,808.08
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Weighted Averages

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.14345%
5.95912%
6.14352%
5.95919%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

357
356

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

123,014.09
123,014.09

6,326.44
233.29

129,573.82

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

3,848.40
20,020.34

0.00
0.00

23,868.74
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Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
CPR %
SMM %

0.00
0.00
0.00
0.00
0.00

0.80598%
0.06741%

Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

0.00
0.00
0.00

NAS Principal Distribution Amount

Shift Percentage
Class A5 Priority Percentage
Class A5 Priority Amount

0.00000%
5.94642%

0.00
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Delinquency Information

 Delinquency Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

3,904,496.29
7

0.00
0

0.00
0

3,904,496.29
7

0.46351%
0.51929%

0.00000%
0.00000%

0.00000%
0.00000%

0.46351%
0.51929%

    

 Forceclosure Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Bankruptcy Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    



101 Barclay St., 4W
New York, NY 10286

Officer: Matthew Sabino
212-815-6093

CWMBS, Inc.
CHL Mortgage Pass-Through Trust 2007-05

Series 2007-05

Page 5

 REO Info 
30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1
0.00

0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Totals for Foreclosure
Bankruptcy, REO

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

 
Totals for Foreclosure,REO
Bankruptcy, Delinquency

All Balance
Loan Count

Group 1
 

3,904,496.29
7

0.46351%
0.51929%

 
 

 
 

 
 

60+ Delinquency, Foreclosure, Bankruptcy &
REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

0.00
0.00
0.00
0.00
0.00
0.00

Delinquency Average 0.00

Passing Delinquency Stepdown Requirement YES
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test YES

0.00
0.00
0.00
0.00
0.00

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

Group I
N/A
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Servicer Remittance Summary

Interest

Scheduled Interest Collected
Plus: Compensating Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Less: Excess Master Servicing Fee
Total Interest Available

4,318,461.14
0.00

123,014.09
233.29

0.00
4,195,213.76

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

580,131.03
0.00

568,267.47
0.00
0.00
0.00
0.00

1,148,398.50

Other Amounts

Prepayment Penalties
Other Required Amounts
Total Other Remittance Amounts

0.00
0.00
0.00

Total Servicer Remittance 5,343,612.26
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Distribution Summary

Amounts Available for Distribution

Total Servicer Remittance
Corridor Contract Proceeds Needed
Capitalized Interest
Supplemental Loan Deposit
Carryover Reserve Fund
Other Amounts
Total Amounts Available

5,343,612.26
0.00
0.00
0.00
0.00
0.00

5,343,612.26

Distribution Payments

To the Trustee, the Trustee Fee
Payments of Principal & Interest to the Classes
Total Payments

6,326.44
5,337,285.82
5,343,612.26
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Trust Accounts

Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Total Deposits

5,343,612.26
5,343,612.26

Withdrawals To the Trustee, the Trustee Fee
Payments of Principal & Interest to the Classes
Total Withdrawals

6,326.44
5,337,285.82
5,343,612.26

Ending Balance 0.00

Capitalized Interest Account

Beginning Balance
Capitalized Interest Requirement
Ending Balance

0.00
0.00
0.00

Prefunding Loan Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
0.00
0.00
0.00

Exchangeable Certificates Distribution
Account

Beginning Exchangeable Certificates Distribution Account Balance
Deposit
Withdrawal
Ending Balance

0.00
2,241,067.62
2,241,067.62

0.00
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Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

1,926,427.97
1,468.67

135.69
0.00
0.00

1,924,823.60

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

841,598,778.61
578,662.36
568,131.78

0.00
0.00

840,451,984.48

Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

95.79021%
100.00000%

95.76540%
100.00000%

4.23460%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

1,122,290.12
24,504.02

1,604.37
1,148,398.50
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class MA
Class MA Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

4,723,783,196.22
99.249911%

1,700,000.00
0.035718%

22,525,000.00
0.473266%

4,675,000.00
0.098225%

2,550,000.00
0.053577%

1,700,000.00
0.035718%

1,275,000.00
0.026789%

1,275,385.78
0.026797%

4,681,528,729.48
99.245013%

1,695,877.36
0.035951%

22,470,374.96
0.476356%

4,663,662.73
0.098866%

2,543,816.03
0.053927%

1,695,877.36
0.035951%

1,271,908.02
0.026964%

1,272,292.86
0.026972%
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Stratification Tables

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
0
0
0
0
0
0
1
0
1
1
0
1
3
0
1
1

27
130
116
143
128
111

78
112

56
72
38
35
20
24
25
44

180

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.074
0.000
0.074
0.074
0.000
0.074
0.223
0.000
0.074
0.074
2.003
9.644
8.605

10.608
9.496
8.234
5.786
8.309
4.154
5.341
2.819
2.596
1.484
1.780
1.855
3.264

13.353

0.00
0.00
0.00
0.00
0.00
0.00
0.00

165,721.18
0.00

223,411.23
247,417.73

0.00
296,751.59
922,015.39

0.00
363,158.64
385,183.51

11,380,656.94
57,079,997.58
53,700,356.10
69,837,358.06
65,535,610.33
59,818,291.42
43,929,354.36
65,993,439.37
34,400,535.85
46,074,552.57
25,186,428.19
24,172,655.44
14,258,681.83
17,757,103.16
19,090,652.27
34,838,590.91

196,718,884.43

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.020
0.000
0.027
0.029
0.000
0.035
0.109
0.000
0.043
0.046
1.351
6.776
6.375
8.291
7.780
7.101
5.215
7.834
4.084
5.470
2.990
2.870
1.693
2.108
2.266
4.136

23.353

Wgt Ave / Total: 1348 100.000 842,376,808.08 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0

-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5

0
9

342
992

5
0

0.000
0.668

25.371
73.591

0.371
0.000

0.00
5,077,067.95

209,148,438.90
625,047,386.49

3,103,914.74
0.00

0.000
0.603

24.828
74.200

0.368
0.000
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-

8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

0
0
0
0
0
0
0
0
0
0
0

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1348 100.000 842,376,808.08 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA

WA
CO

Others

663
37
31
48
58
33

478

49.184
2.745
2.300
3.561
4.303
2.448

35.460

407,347,229.56
24,515,938.78
17,230,433.77
28,457,458.11
36,098,926.07
19,946,815.33

308,780,006.46

48.357
2.910
2.045
3.378
4.285
2.368

36.656

Wgt Ave / Total: 1348 100.000 842,376,808.08 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
3

1345
0

0.000
0.000
0.223

99.777
0.000

0.00
0.00

1,612,526.35
840,764,281.73

0.00

0.000
0.000
0.191

99.809
0.000

Wgt Ave / Total: 1348 100.000 842,376,808.08 100.000


